APPENDIX 1
Dates That Accounts Directed Or Controlled By Frederick J. Mersch Exceeded CME Trading Limits For Pork Belly Futures

FCM DATE | Commodity | FUT MONTH DATE LONG | SHORT NAME # over Spec limit
REFCO 52804 PB Aug-96 8/7/96 150 0 MERSCH, FREDERICK
REFCO 54288 PB Aug-96 8/7/96 25 MERSCH, BARBARA
REFCO 61687 PB Aug-96 8/7/96 16 MERSCH, CARRIE
Aug-96 Total 191 41
LFG 21214 PB May-98 3/17/98 18 LACOSTE, RODNEY
LFG 21201 PB May-98 3/17/98 20 MERSCH, FRED S
LFG 21701 PB May-98 3/17/98 180 MERSCH, FREDERICK
LFG 21205 PB May-98 3/17/98 30 MERSCH, PAMELA
LFG 21204 PB May-98 3/17/98 40 SCHATZ, KEN
REFCO 60775 PB May-98 3/17/98 20 MERCHANT, TIMOTHY
REFCO 52804 PB May-98 3/17/98 380 MERSCH, FREDERICK
REFCO 54288 PB May-98 3/17/98 170 MERSCH, BARBARA
REFCO 61687 PB May-98 3/17/98 20 MERSCH, CARRIE
May-98 Total 878 78
LFG 21214 PB May-98 3/18/98 18 LACOSTE, RODNEY
LFG 21201 PB May-98 3/18/98 20 MERSCH, FRED S.
LFG 21701 PB May-98 3/18/98 200 MERSCH, FREDERICK
LFG 21205 PB May-98 3/18/98 30 MERSCH, PAMELA
LFG 21204 PB May-98 3/18/98 40 SCHATZ, KEN
REFCO 60775 PB May-98 3/18/98 20 MERCHANT TIMOTHY
REFCO 52804 PB May-98 3/18/98 380 MERSCH FREDERICK
REFCO 54288 PB May-98 3/18/98 170 MERSCH, BARBARA
REFCO 61687 PB May-98 3/18/98 20 MERSCH, CARRIE
May-98 Total 898 98
LFG 21214 PB May-98 3/25/98 10 LACOSTE, RODNEY
LFG 21201 PB May-98 3/25/98 10 MERSCH, FRED S.
LFG 21701 PB May-98 3/25/98 230 MERSCH, FREDERICK
LFG 21205 PB May-98 3/25/98 10 MERSCH, PAMELA
LFG 21204 PB May-98 3/25/98 10 SCHATZ, KEN
REFCO 60775 PB May-98 3/25/98 10 MERCHANT TIMOTHY
REFCO 52804 PB May-98 3/25/98 395 MERSCH FREDERICK
REFCO 54288 PB May-98 3/25/98 190 MERSCH, BARBARA
REFCO 61687 PB May-98 3/25/98 10 MERSCH, CARRIE
May-98 Total 875 75
LFG 21214 PB May-98 3/26/98 10 LACOSTE, RODNEY
LFG 21201 PB May-98 3/26/98 10 MERSCH, FRED S.
LFG 21701 PB May-98 3/26/98 225 MERSCH, FREDERICK
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Dates That Accounts Directed Or Controlled By Frederick J. Mersch Exceeded CME Trading Limits For Pork Belly Futures

FCM DATE | Commodity | FUT MONTH DATE LONG | SHORT NAME # over Spec limit
LFG 21205 PB May-98 3/25/98 10 MERSCH, PAMELA
LFG 21204 PB May-98 3/25/98 10 SCHATZ, KEN
REFCO 60775 PB May-98 3/26/98 10 MERCHANT TIMOTHY
REFCO 52804 PB May-98 3/26/98 395 MERSCH FREDERICK
REFCO 54288 PB May-98 3/26/98 180 MERSCH, BARBARA
REFCO 61687 PB May-98 3/26/98 10 MERSCH, CARRIE
May-98 Total 860 60
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